


































































Test 1 .  Actual  And Perfect-Fo resight  S p reads:  1 2-6 month Y ie lds 
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Test 2. Actual  A n d  Pe rfect . F o resigh t S p reads:  1 2-6 mo nth L imea n 
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Test 2. Actual A nd Perfect-Foresigh t S p reads : 1 2-6 month Y ields 
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Various Estima tes of Standardised S pectral Density o f  S(24, 18) 
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Various Estimates oC S tandardised S pectral Density of 5(24, 12) 
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V a rious Estimates of S ta ndardise d  S pectral Density of  S(24,  6) 
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Various Estimates o f  S tandardised Spectral Density o f  S(18,  12) 
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Various Estimates oC Standardised Spectral Density oC S(18, 6) 
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Various Estimates of Standardised Spectral Density of S(12, 6) 
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Test 1. Scatter Plot or the Perfect Foresight on the Actual Interbank 
Rate S pread (12, 6) 
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Test 1 .  Scatter Plot  of  the Perfect Fo resight  o n  the Actual Yield 
Rate Sp read ( 12, 6) 
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Test 2. Scatter Plot or the Perfect Fo resight on the Actual lnterbank 
Rate Spread ( 12, 6) 
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Test 2. Scatter Plot or the Perfect Foresight on the Actual Yield 
Rate Spread ( 12, 6) 
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